Two-process models for discrete-time serial categorical response.
This paper proposes a two-process log-linear model for analysis of polychotomous response data generated on study subjects assessed at successive discrete intervals. Response type at each discrete time may be either a transient response or a cause-specific failure. We view outcome of transient response as fundamentally different from outcome of failure, and, in a competing risk framework, we motivate a separate model for each: one to describe the process for transitions to transient response states and the other to describe the process for transitions to absorbing failure states. We maximize the likelihood for each model separately with use of existing software for iterative proportional fitting.